Application Serial No.: 09/872,687 
Amendment and Response to September 23, 2005 Non-Final Office Action 

AMENDMENTS TO THE CLAIMS 

This listing of claims will replace all prior versions, and listings, of claims in the 
application: 

I . (previously presented) An apparatus for a computerized trading system comprising: 

- a logic engine comprising an algorithm for implementing a trading strategy; and 

- an interface comprising a first sub-interface and a second sub-interface, wherein: 

said first sub-interface allows a user to modify said algorithm by changing a 
mapping between an event and an action; 

said second sub-interface allows the user to review details of orders executed by 
the logic engine; and 

said interface allows the user to navigate among said first and second sub- 
interfaces. 

2-4. (canceled) 

5. (original) The apparatus of claim 1 wherein said interface comprises a graphical user interface. 

6. (original) The apparatus of claim 1 wherein said first sub-interface comprises a graphical user 
interface. 

7-10 (canceled) 

I I . (previously presented) The apparatus of claim 1 wherein: 

said interface further comprises a third sub-interface which allows the user to monitor 
operation of a server computer that executes the logic engine; and 

said interface allows the user to navigate among said first, second and third sub- 
interfaces. 

12. (previously presented) A method for computerized trading comprising: 

- providing a logic engine with an algorithm for implementing a trading strategy; 
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- providing an interface that includes a first sub-interface and a second sub-interface; 

- using the first sub-interface to modify said algorithm by changing a mapping between an 
event and an action; 

- processing a trade using said logic engine with said modified algorithm; and 

- using the second sub-interface to review details of orders executed by the logic engine. 

13 (canceled) 

14. (previously presented) An interface used in a computerized trading system, said interface 
comprising: 

a first sub-interface for modifying an algorithm by changing a mapping between an event 
and an action, said algorithm used in said computerized trading system to implement a trading 
strategy; and 

a second sub-interface for reviewing details of orders executed by the computerized 
trading system; 

wherein said interface allows a user to navigate among said first and second sub- 
interfaces. 

15. (canceled) 

16. (previously presented) The interface of claim 14 wherein said interface comprises a graphical 
user interface. 

17. (previously presented) The apparatus of claim 1, wherein the trading strategy is selected from 
the group consisting of: 

(a) a Volume- Weighted- Average-Price strategy; 

(b) a Ratio strategy; 

(c) a Gamma Hedge strategy; 

(d) an Iceberg strategy; and 

(e) a CB Delta Hedge strategy. 
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18. (previously presented) The apparatus of claim 1, wherein the first sub-interface includes an 
event editor interface, a condition editor interface and an action editor interface. 

19. (previously presented) The method of claim 12, wherein said interface also includes a third 
sub-interface, and the method further comprising: 

using said third sub-interface to monitor operation of a server computer which executes 
the logic engine. 

20. (previously presented) The method of claim 12, wherein the trading strategy is selected from 
the group consisting of: 

(a) a Volume- Weighted- Average-Price strategy; 

(b) a Ratio strategy; 

(c) a Gamma Hedge strategy; 

(d) an Iceberg strategy; and 

(e) a CB Delta Hedge strategy. 

21 . (previously presented) The method of claim 12, wherein the first sub-interface includes an 
event editor interface, a condition editor interface and an action editor interface. 

22. (previously presented) The interface of claim 14, wherein: 

said interface also includes a third sub-interface for monitoring operation of the trading 
system; and 

said interface allows a user to navigate among said first, second and third sub-interfaces. 

23. (previously presented) The interface of claim 14, wherein the trading strategy is selected 
from the group consisting of: 

(a) a Volume- Weighted- Average-Price strategy; 

(b) a Ratio strategy; 

(c) a Gamma Hedge strategy; 

(d) an Iceberg strategy; and 

(e) a CB Delta Hedge strategy. 



4 



Application Serial No.: 09/872,687 
Amendment and Response to September 23, 2005 Non-Final Office Action 

24. (previously presented) The interface of claim 14, wherein the first sub-interface includes an 
event editor interface, a condition editor interface and an action editor interface. 

25. (new) The apparatus of claim 1, wherein said action is placement of a securities trading 
order. 

26. (new) The method of claim 12 5 wherein said action is placement of a securities trading order. 

27. (new). The interface of claim 14, wherein said action is placement of a securities trading 
order. 
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